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Tax is not only the main source of the state revenue, but also an important 
economic lever of the national macro-control. How to speculate and predict the future 
development trends of the tax is of great significance for strengthen and organization 
tax work, better finish tax task, to provide the service to leaders for the scientific 
decision and management. 
Using data mining technology in tax forecasting has become an inevitable trend, 
not only can promote the tax analysis to raise the level of work, also can provide 
decision-making basis for managers, thus promote the overall level of taxation. 
Tax law its own development, tax time series data is easily to access and grasp, 
The key research content of this thesis is how to use the data combining advanced 
data mining technology to predict monthly tax revenue. 
This thesis briefly introduces the concept and basic content of tax forecasting, 
time series, data mining, researched a traditional measurement model -- ARIMA 
model. Then introduced a new method of data mining technology—— support vector 
machine (SVM), by comparing artificial neural network method found SVM is not 
only stable in operation, and its forecast precision is higher. 
Finally this thesis proposed a monthly tax time series forecasting method based 
on hybrid model. This method divided the data into linear composition data and 
nonlinear composition, ARIMA model and SVM used respectively. Through the 
experiment, it had be found that the forecasting method based on hybrid mode has 
better performance than a single model. It is proved that the method has wide 
application prospects in tax forecast fields. 
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